STATEMENTS OF NET ASSETS
lHlinois Siate Board of Investment
Quarter Ended September 30, 2015

2016 2015
$ 3
ASSETS
Cash and cash eguivalents 11,677,905 8,548,338
Receivabies:
Foreign taxes 3,133,003 2,521,529
Accounts receivable 1,302,429 (518,294}
Investments sold 168,578,519 87,425,042
Interest & dividends 40,772,510 40,326,065
Total Receivables 213,786,461 128,754,342
Prepaid Expenses 74,923 73,843
Capital Assets 41,223 42,514
Investments at fair value:
Government and agency obligations 849,651,621 782,164,363
Foreign ohligations 792,082,282 804,555,643
Corporate obligations 740,492,972 797 177,715
Common stock & equity funds 4,476,950,906 4,420,532 515
Commingled funds 676,857,363 722,669,101
Preferred stock - -
Foreign Preferred stock 135,989 -

Foreign equity securities

Hedge Funds

Bank Loans

Real estate funds

Private Equity

Maoney market instruments

Real Assets

Forward foreign exchange contracts
Total Investments

Securities lending collateral
Total Asseis

LIABILITIES
Payables:
Investment purchases
Operating expenses
Securities lending coliateral obligation
Total Liabilities

Net Assefs

2.291,418,114
1,446,772,538

2,222 375,108
1,479,457 523

677,755,641 672,454,725
1,627,668,085 1,603,041,018
606,976,292 676,600,541
249,009,886 253,850,627
540,777,381 518,013,976
703,728 (2,652.929)

14,977,382,808

14,850,278,026

25,976,973

54,127,726

15,228,940,293

15,042,826,689

170,404,847 165,138,764
7,663,783 7,527,021
27,340,743 58,623,773
205,409,373 231,188,558

15,023,530,920

14,811,637,131

**A full description of quarterly invesiments acquired showing
averages and a full description of securities sold or exchanged
by the lllinois State Board of [nvestment on behalf of the State
Employees Retirement System, the General Assembly
Retirement System and the Judges Retirement System is
posted on the lliinois State Beard of Investment Websiie

at hitp://www?2 illinois.gov/isbi in the investments section of
the website.




STATEMENTS OF CHANGES IN NET ASSETS

Hlinois State Board of Investment
Quarter ending September 30, 2015

FY2016

FY2015

ADDITIONS
Investment income:

Net increase in fair value of investments

Interest
Dividends
Securities lending income
Less securities lending rebates
Less securities lending expenses
Total net investment income

Members systems’ contributions
Total additions

DEDUCTIONS
Expenses:
Salaries and bengefits:
Salaries
Benefits
Operating expenses:
Rent and utilities
Audit
Other
External support:
Custcdy
Consulting and prefessional
Investment advisors/managers
Investment services and research
Total expenses

Members systems' withdrawals
Total deductions

tncrease{decrease) in net assets
Net assets at beginning of period
Net assets at end of period

$

{945,824 ,860)

3

(353,505,304)

94,403,986 74,733,265
37,435,322 32,616,478
875,032 41,198
1,662 860,000
(32,059) (85,614)
(813,140,917) (245,339,977)
4,137,155 6,000,460
(806,002,762) (239,336.517)
302,537 288,694
227,627 194,315
47,912 57,896
61,257 63,627
55,000 55,000
317,796 313,278
9,785,840 10,025,237
60,900 51,612
10,858,668 11,059,659
2,500,000 1,550,000
13,358,668 12,609,659

(822,362,631)

{251,948 176)

16,845,893,550

15,109,375,375

15,023,630,920

14.857,426,159
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